1. Definition of the coefficients. Keeping the same notations as in Definition 2.1 page 180, the term b 2 (M l , k) should be
and the correct definition of β 2 (k) should be β 2 (k) = max β 1 (k), sup i>j≥k E((b 2 (M 0 , i, j))) , which is exactly the definition given by Dedecker and Prieur (2007) .
2. The Rosenthal inequality. The inequality given in Proposition 3.1 is correct, but we shall use a slightly more general version. We use the convention k i=j a i = 0 if j > k, and we use the notation (k) + = k1 k>0 .
Here is the new version of Proposition 3.1 (note that the previous version can be obtained by taking
Proposition 3.1 Let X 1 , . . . , X n be n real-valued random variables in L p for some p ∈ [2, 3], with zero expectation, and let d 1 , . . . , d n be n real numbers. Let
. . , X i ). For any 1 ≤ N ≤ n, the following inequality holds
Now, the remark 3.1 following Proposition 3.1 should be written as follows (note that the indices in the definition of the term δ 2 of the previous version of Remark 3.1 were wrong, and have been replaced by the correct indices).
Remark 3.1 Assume that the X i 's of Proposition 3.1 are taken from a stationary sequence (X i ) i∈Z , and let
The proof of this new Proposition 3.1 is almost identical to the proof of the previous version. The only changes concern the terms E(I 1 ) and E(K 2 ). Recall that
and let
we obtain that
This inequality (0.1) must be used instead of the inequality (3.2) of the previous proof. In the same way,
Taking the conditional expectation with respect to F i and using that ||x|
This inequality (0.2) must be used instead of the inequality (3.5) of the previous proof.
Once we have replaced (3.2) by (0.1) and (3.5) by (0.2), the proof of the new version of Proposition 3.1 is exactly the same as the proof of the old version of Proposition 3.1.
3. Correction of the proof of Theorem 2.1. We use the same notations as in the previous proof. Everything is exactly identical up to Inequality (2.14) of the previous proof. After (2.14), we proceed as follows.
We now control the term
with the help of the new proposition
We apply the new remark 3.1 to the stationary sequence (T
where, for any 1 ≤ N ≤ n,
The term a i is the same as in the previous version, and can be handled in the same way. Hence, the inequalities (2.15) and (2.16) of the previous version hold true. After (2.16), we proceed as follows (using the correct definition of b 2 (M l , i, j), as recalled in Paragraph 1 of this erratum, for the control of the term c i,2 ). For the term c i,1 , since |T
For the term c i,3 , note first that (T
Hence, since |T i,0 | p−2 = T i,0 and 2 L i=1 T i,0 = 1, one gets Note that the last bounds on the right hand side of (0.3), (0.4) and (0.5) are exactly the same as the upper bounds (2.17), (2.18) and (2.19) of the previous version, and so the proof of Theorem 2.1 can be completed as previously.
